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We would like to inform you that there is a mistake in the
following sentence on p. 4296 (right column):
Because of following relationships Aa =Af +K(D −
HAf) ∼ = AfKHAf and D =0, PfHT KT =KHPf, then er-
ror covariance in Eq. (3-3) is rearranged as followed (Sakov
et al., 2008).
The correct sentence should read:
Because of following relationships Aa =Af +K(D−HAf),
D =0, and PfHT KT =KHPf, then error covariance in
Eq. (3-3) is rearranged as followed.
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